シュツゲン コスウ ガ ランダム ナ バアイ ノ ODDS THEOREM フカクジツセイ オ フクム イシ ケッテイ ノ スウリ ト ソノ オウヨウ by 玉置, 光司 & 王, 琦
Title出現個数がランダムな場合の odds-theorem(不確実性を含む意思決定の数理とその応用)
Author(s)玉置, 光司; 王, 琦








(Mitsushi Tamaki) (Qi Wang)
M2
Department of Business Administration, Aichi University
1











$p_{k}=P\{N=k\},$ $1\leq k\leq n,$ $(p_{n}>0)$ $N$ $I_{1},$ $I_{2},$ $\cdots I_{N}$
Petruccelli(1983)
Bruss







$V(j)= \max\{S(j),$ $C(j)\}$ , $1\leq j\leq n$












$s(j)= \sum_{i=j}^{n}B_{1,1}p_{i}$ , $1\leq j\leq n$ (1)
$c(j)= \sum_{i=j+1}^{n}r_{i}v_{i}$ , $1\leq j\leq n-1$ (2)
$v(j)= \max\{s(j), c(j)\}$ (3)
(1),(2)
1 $s(j)$ , c(
(i) $s(j)=B_{1,j}p_{j}+s(j+1)$
(ii) $c(j)=c(j+1)+r_{j+1}v(j+1)$
$t(n)= \max\{l\geq 1 :\sum_{j=l}^{n}r_{j}>1\}$ Bruss odds-theorem ‘ $P\{N=$
$n\}=1$ $t(n)-1$ ( )1 $t(n)$
Bruss odds-theorem $n$ $t(n)$
$N$ $\{p_{j}\}_{j=1}^{n}$
([2],[3] )




$n$ $P\{N\leq n\}=1$ $Pn>0$ $t(n)-1$
)–) $t(n)$
$s(j)>c(j)$ , $t(n)\leq j\leq n$ (4)
$s(n)=B_{1,n}p_{n}>0=c(n)$ $j=n$ (4)
$k\geq t(n)$








$G_{k}=p_{k}- \alpha_{k+1}(\sum_{i=k+1}^{n}B_{k+1,i}p_{i})$ , $1\leq k<n$
1
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2 $s(j)>c(j),j\geq t(n)$ $k\leq t(n)-1$ $s(j)>c(j),$ $k\leq j\leq n$
$G_{j}>0,$ $k\leq j\leq t(n)-1$
$\xi=\max\{1\leq k\leq n : G_{k}\leq 0\}$
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$=B_{1,k}G_{k}+r_{k+1} \min\{0, s(k+1)-c(k+1)\}$ (8)
$u(k)=s(k)-c(k)$ (6), (8)
$u(k)=u(k+1)+B_{1,k}G_{k}+r_{k+1} \min\{0,u(k+1)\}$
$u(k)\{\begin{array}{ll}\leq u(k+1), 1\leq k\leq\min\{\xi,t(n)-1\}>u(k+1), \min\{\xi,t(n)-1\}<k\leq t(n)-1\end{array}$
$u(k+1)<0$ $u(j)<0,j\leq k$
OLA(one stage look-ahead)
( $B$ ) $j$
s(




$= \{j : \sum_{k=j}^{n}B_{j,k}G_{k}\geq 0\}$
$k(n)= \max\{j : \sum_{k=j}^{n}B_{j,k}G_{k}<0\}$
$s(j)>c(j),j\geq k(n)+1$ ($j$ ) $s(k(n))<$
$c(k(n))$
$s(j)<c(j)$ , $1\leq j<k(n)$ (9)
$k(n)+1$
2
$B_{j,k(n)}s(j)<\tilde{c}(k(n))$ , $1\leq j\leq k(n)$ (10)
$k(n)+1$
(9) $j$
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